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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
XP

X IO-1
X IO-2
X PO-1
X PO-2

X P
AR

 
 

   Cusip   

23245QAA7
23245QAB5
23245QAC3

23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAU3

 
Class

Description

Senior
Senior
Senior

Strip IO
Strip IO
Strip PO
Strip PO

Prepay Penalties
Senior

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360

Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360

 
   Beginning   

Balance

700,239,000.00
291,765,000.00
175,059,000.00

0.00
1,167,063,000.00

147,936,900.00
0.00
0.00
0.00

100.00

Pass
    Through    

Rate (%)

5.540000
5.610000
5.630000
0.633071
0.674427
0.306814
0.000000
0.000000
0.000000
5.131227

 
Principal

Distribution

2,037,363.33
848,897.75
509,338.65

0.00
0.00
0.00
0.00
0.00
0.00

100.00

 
Interest

Distribution

2,586,216.04
1,091,201.10

657,054.78
670,865.38
655,916.07
14,949.31

0.00
0.00
0.00
0.43

 
Total

Distribution

4,623,579.37
1,940,098.85
1,166,393.43

670,865.38
655,916.07

14,949.31
0.00
0.00
0.00

100.43

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

698,201,636.67
290,916,102.25
174,549,661.35

0.00
1,163,667,400.27

147,749,013.41
0.00
0.00
0.00
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9

M10
B1
B2
B3

23245QAF6
23245QAG4
23245QAH2
23245QAJ8
23245QAK5
23245QAL3
23245QAM1
23245QAN9
23245QAP4
23245QAQ2
23245QAR0
23245QAS8
23245QAT6

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

26,299,000.00
26,299,000.00
9,862,000.00
9,862,000.00
9,862,000.00
6,575,000.00
6,575,000.00
6,575,000.00
6,575,000.00

17,095,000.00
5,259,000.00
5,260,000.00

11,838,900.00

5.710000
5.730000
5.750000
5.850000
5.900000
5.950000
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034

33,400.93
33,400.93
12,525.19
12,525.19
12,525.19
8,350.55
8,350.55
8,350.55
8,350.55

21,711.43
6,679.17
6,680.44

15,035.94

100,111.53
100,462.18
37,804.33
38,461.80
38,790.53
26,080.83
28,491.67
30,683.33
31,121.67
80,916.33
24,892.60
24,897.33
56,037.46

133,512.45
133,863.11

50,329.52
50,986.99
51,315.72
34,431.38
36,842.22
39,033.88
39,472.22

102,627.76
31,571.77
31,577.77
71,073.40

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

26,265,599.07
26,265,599.07

9,849,474.81
9,849,474.81
9,849,474.81
6,566,649.45
6,566,649.45
6,566,649.45
6,566,649.45

17,073,288.57
5,252,320.83
5,253,319.56

11,823,864.06

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,315,000,000.00 3,583,586.34 5,624,089.32 9,207,675.65 0.00 1,311,416,413.66 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
XP

X IO-1
X IO-2
X PO-1
X PO-2

X P
AR

 
 

Cusip

23245QAA7
23245QAB5
23245QAC3

23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAU3

Original
Certificate
Balance

700,239,000.00
291,765,000.00
175,059,000.00

0.00
1,167,063,000.00

147,936,900.00
0.00
0.00
0.00

100.00

Beginning
Certificate
Balance

700,239,000.00
291,765,000.00
175,059,000.00

0.00
1,167,063,000.00

147,936,900.00
0.00
0.00
0.00

100.00

Scheduled
Principal

Distribution

2,037,363.33
848,897.75
509,338.65

0.00
0.00
0.00
0.00
0.00
0.00

100.00

Net
Principal

Distribution

2,037,363.33
848,897.75
509,338.65

0.00
0.00
0.00
0.00
0.00
0.00

100.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

698,201,636.67
290,916,102.25
174,549,661.35

0.00
1,163,667,400.27

147,749,013.41
0.00
0.00
0.00
0.00

Ending
Certificate

Factor

0.99709047435
0.99709047435
0.99709047435
0.00000000000
0.99709047435
0.99872995452
0.00000000000
0.00000000000
0.00000000000
0.00000000000

M1
M2
M3
M4
M5
M6
M7
M8
M9

M10
B1
B2
B3

23245QAF6
23245QAG4
23245QAH2
23245QAJ8
23245QAK5
23245QAL3
23245QAM1
23245QAN9
23245QAP4
23245QAQ2
23245QAR0
23245QAS8
23245QAT6

26,299,000.00
26,299,000.00

9,862,000.00
9,862,000.00
9,862,000.00
6,575,000.00
6,575,000.00
6,575,000.00
6,575,000.00

17,095,000.00
5,259,000.00
5,260,000.00

11,838,900.00

26,299,000.00
26,299,000.00

9,862,000.00
9,862,000.00
9,862,000.00
6,575,000.00
6,575,000.00
6,575,000.00
6,575,000.00

17,095,000.00
5,259,000.00
5,260,000.00

11,838,900.00

33,400.93
33,400.93
12,525.19
12,525.19
12,525.19
8,350.55
8,350.55
8,350.55
8,350.55

21,711.43
6,679.17
6,680.44

15,035.94

33,400.93
33,400.93
12,525.19
12,525.19
12,525.19
8,350.55
8,350.55
8,350.55
8,350.55

21,711.43
6,679.17
6,680.44

15,035.94

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

26,265,599.07
26,265,599.07

9,849,474.81
9,849,474.81
9,849,474.81
6,566,649.45
6,566,649.45
6,566,649.45
6,566,649.45

17,073,288.57
5,252,320.83
5,253,319.56

11,823,864.06

0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452
0.99872995452

Totals 1,315,000,000.00 1,315,000,000.00 3,583,586.34 3,583,586.34 0.00 0.00 1,311,416,413.66
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
XP

X IO-1
X IO-2
X PO-1
X PO-2

X P
AR

Beginning
Certificate
Balance

700,239,000.00
291,765,000.00
175,059,000.00

0.00
1,167,063,000.00

147,936,900.00
0.00
0.00
0.00

100.00

Pass
    Through    

Rate (%)

5.540000
5.610000
5.630000
0.633071
0.674427
0.306814
0.000000
0.000000
0.000000
5.131227

  
Effective 

Coupon (%)

5.540000
5.610000
5.630000
0.612197
0.674427
0.121262
0.000000
0.000000
0.000000
5.131227

 
Current
Interest

2,586,216.04
1,091,201.10

657,054.78
693,740.34
655,916.07
37,824.27

0.00
0.00
0.00
0.43

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

2,586,216.04
1,091,201.10

657,054.78
693,740.34
655,916.07
37,824.27

0.00
0.00
0.00
0.43

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

2,586,216.04
1,091,201.10

657,054.78
670,865.38
655,916.07

14,949.31
0.00
0.00
0.00
0.43

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
M9

M10
B1
B2
B3

26,299,000.00
26,299,000.00
9,862,000.00
9,862,000.00
9,862,000.00
6,575,000.00
6,575,000.00
6,575,000.00
6,575,000.00

17,095,000.00
5,259,000.00
5,260,000.00

11,838,900.00

5.710000
5.730000
5.750000
5.850000
5.900000
5.950000
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034

5.710000
5.730000
5.750000
5.850000
5.900000
5.950000
6.500000
7.000000
7.100000
7.100000
7.100000
7.100000
7.100000

100,111.53
100,462.18
37,804.33
38,461.80
38,790.53
26,080.83
28,114.85
28,114.85
28,114.85
73,098.60
22,487.60
22,491.88
50,623.40

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100,111.53
100,462.18
37,804.33
38,461.80
38,790.53
26,080.83
28,114.85
28,114.85
28,114.85
73,098.60
22,487.60
22,491.88
50,623.40

0.00
0.00
0.00
0.00
0.00
0.00

376.82
2,568.49
3,006.82
7,817.73
2,405.00
2,405.46
5,414.06

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100,111.53
100,462.18

37,804.33
38,461.80
38,790.53
26,080.83
28,491.67
30,683.33
31,121.67
80,916.33
24,892.60
24,897.33
56,037.46

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,315,000,000.00 5,622,969.92 0.00 5,622,969.92 23,994.38 0.00 5,624,089.32 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
XP

X IO-1
X IO-2
X PO-1
X PO-2

X P
AR

 
 

Cusip

23245QAA7
23245QAB5
23245QAC3

23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAE9
23245QAU3

Original
Certificate
Balance

700,239,000.00
291,765,000.00
175,059,000.00

0.00
1,167,063,000.00

147,936,900.00
0.00
0.00
0.00

100.00

Beginning
Certificate
Balance

1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000

1,000.000000000

 
Principal

Distribution

2.909525646
2.909525646
2.909525646
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000

 
Interest

Distribution

3.693333333
3.740000000
3.753333333
0.510163826
0.562022844
0.101051903
0.000000000
0.000000000
0.000000000
4.276022424

Ending
Certificate
Balance

997.090474354
997.090474354
997.090474354

0.000000000
997.090474354
998.729954525

0.000000000
0.000000000
0.000000000
0.000000000

Pass
    Through    

Rate (%)

5.540000
5.610000
5.630000
0.633071
0.674427
0.306814
0.000000
0.000000
0.000000
5.131227

M1
M2
M3
M4
M5
M6
M7
M8
M9

M10
B1
B2
B3

23245QAF6
23245QAG4
23245QAH2
23245QAJ8
23245QAK5
23245QAL3
23245QAM1
23245QAN9
23245QAP4
23245QAQ2
23245QAR0
23245QAS8
23245QAT6

26,299,000.00
26,299,000.00

9,862,000.00
9,862,000.00
9,862,000.00
6,575,000.00
6,575,000.00
6,575,000.00
6,575,000.00

17,095,000.00
5,259,000.00
5,260,000.00

11,838,900.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475
1.270045475

3.806666667
3.820000000
3.833333333
3.900000000
3.933333333
3.966666667
4.333333333
4.666666667
4.733333333
4.733333333
4.733333333
4.733333333
4.733333333

998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525
998.729954525

5.710000
5.730000
5.750000
5.850000
5.900000
5.950000
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034
6.414034

Totals 1,315,000,000.00 1,000.000000000 2.725160715 4.276874008 997.274839285
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

01/22/07
12/01/06
12/29/06
01/15/07
12/27/06
12/01/06
01/01/07

30

12/29/06
01/22/07

24

Indices

One-Month Libor Rate 5.3500000%

Prefunding Detail

  

Target Funding Balance
Initial Funded Balance
Initial Unfunded Balance

Group I  

1,315,000,000.00
1,314,864,124.66

135,875.34

Initial Unfunded Amounts have been passed through as Principal in the first distribution.
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Collateral Detail

Original Mortgage Loan Details

Aggregate Loan Count
Stated Principal Balance
Weighted Average Mortgage Rate
Weighted Average Net Mortgage Rate
Weighted Average Remaining Term

3,340
1,315,000,000.00

5.53876%
5.13123%

404

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

3,340
11

3,329

Beginning Pool Stated Principal Balance
Scheduled Principal
Negative Amortization
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

1,315,000,000.00
1,670,109.80

-2,338,964.16
4,252,440.68

0.00
1,311,416,413.68

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

5.53876%
5.13123%
5.53838%
5.13072%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

404
403



101 Barclay Street, 4 West
New York, NY 10286

Officer: Matthew Sabino
212.815.6093

Associate: Steven Chrysanthis
212.815.8318

CWALT, Inc.
Alternative Loan Trust 2006-OA21

Mortgage Pass-Through Certificates, Series 2006-OA21

Page 3

Delinquency Information

Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

14,823,659.91
38

0.00
0

0.00
0

14,823,659.91
38

1.13035%
1.14148%

0.00000%
0.00000%

0.00000%
0.00000%

1.13035%
1.14148%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance

Group 1

0.00
0

0.00
0

0.00
0

0.00

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
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 Bankruptcy Info 

Loan Count

Group 1

0 0.00000%

    

 REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Totals for Foreclosure
Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

14,823,659.91
38

1.13035%
1.14148%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

0.00
YES
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Negative Amortization Detail

Deferred Interest
Principal Prepayment Amount
Net Deferred Interest

2,338,964.16
4,252,440.68

0.00

Adjusted Cap Rate
Adjusted Sub Cap Rate
Adjusted XP1 Cap Rate
Adjusted XP2 Cap Rate

6.41403%
6.41403%
0.67443%
0.30681%

Please see page 2 (Principal Detail) or page 3 (Interest Detail) for information about bond level allocation of Net Deferred Interest.
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Available Funds

Interest

Scheduled Interest
Less: Master Servicer Fee
Less: Trustee Fee
Less: Mortgage Loan Premiums
Total Interest Available

6,068,291.81
409,676.54

9,862.50
25,825.63

5,622,927.14

Principal

Scheduled Principal
Negative Amortization
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Remaining Amounts in Supplemental Account
Total Principal Available

772,109.80
-2,338,964.16
3,865,841.43

386,599.25
0.00

898,000.00
0.00
0.00
0.00

3,583,586.32

Total Available Funds 9,206,513.46
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Other Deposits Required by the PSA
Total Deposits

9,206,513.46
0.00

9,206,513.46

Withdrawals Payments of Principal & Interest to the Classes 9,206,513.46

Ending Balance 0.00
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Supplemental Loan Account

Beginning Balance
Supplemental Transfer
Ending Balance

135,875.34
135,875.34

0.00

Capitalized Interest Account

Beginning Balance
Capitalized Interest Requirement
Ending Balance

581.09
581.09

0.00

Carryover Shortfall Reserve

Beginning Balance
Deposits
Withdrawals
Ending Balance

1,000.00
693,740.33
693,740.33

1,000.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
LPMI
Total Net Loan Fees

410,937.50
409,676.54

9,862.50
25,825.63

445,364.67

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

-52,985.43
101,204.61

0.00
0.00

48,219.18
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

3,865,841.43
0.00

1,260.96
1,260.96

0.00
0.00

3.810%
0.323%
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Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

88.75005%
100.00000%

88.75005%
100.00000%

11.24995%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
Total Principal Distribution Amount
Two Times Test

3,395,699.73
187,886.59

3,583,586.32
NO
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00
2,000,000.00
2,000,000.00

0
74

635
820
645
413
279
157
88
54
59
11
16
6

15
14
7
5
4
6
2

19

0.000
2.223

19.075
24.632
19.375
12.406
8.381
4.716
2.643
1.622
1.772
0.330
0.481
0.180
0.451
0.421
0.210
0.150
0.120
0.180
0.060
0.571

0.00
5,733,635.25

103,128,481.84
205,911,784.55
225,934,642.92
184,640,552.32
152,632,281.03
101,189,461.70

66,009,487.79
46,062,838.91
57,177,446.07
11,649,306.93
18,542,019.17

7,661,550.10
20,588,466.13
20,588,073.78
11,040,707.56

8,394,185.10
7,019,504.44

11,070,417.05
4,007,998.22

42,433,572.82

0.000
0.437
7.864

15.701
17.228
14.079
11.639

7.716
5.033
3.512
4.360
0.888
1.414
0.584
1.570
1.570
0.842
0.640
0.535
0.844
0.306
3.236

Wgt Ave / Total: 3329 100.000 1,311,416,413.68 100.000
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Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.0
0.5
1.0
1.5
2.0
2.5
3.0
3.5
4.0
4.5
5.0

-
-
-
-
-
-
-
-
-
-
-

0.0
0.5
1.0
1.5
2.0
2.5
3.0
3.5
4.0
4.5
5.0
5.5

0
0

167
460
394
165
86
37
18
10
10
4

0.000
0.000
5.017

13.818
11.835
4.956
2.583
1.111
0.541
0.300
0.300
0.120

0.00
0.00

56,177,325.30
178,568,100.58
183,256,662.71

67,315,965.08
27,297,440.04
12,222,267.28

4,909,061.55
1,827,523.86
2,843,463.98
1,024,353.64

0.000
0.000
4.284

13.616
13.974

5.133
2.082
0.932
0.374
0.139
0.217
0.078
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

>

-
-
-
-
-
-
-
-
-

6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.0

6
16
71

156
491
941
188
89
20
0

0.180
0.481
2.133
4.686

14.749
28.267
5.647
2.673
0.601
0.000

1,257,259.58
10,661,188.22
29,333,604.17
59,835,715.16

185,532,802.16
380,402,419.57

70,302,936.85
32,577,019.25

6,071,304.70
0.00

0.096
0.813
2.237
4.563

14.148
29.007

5.361
2.484
0.463
0.000

Wgt Ave / Total: 3329 100.000 1,311,416,413.68 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA
WA
CO

Others

1234
674
114
82
99
24

1102

37.068
20.246
3.424
2.463
2.974
0.721

33.103

616,292,443.42
206,407,877.52
31,889,330.52
34,786,939.03
31,311,602.31

8,892,396.31
381,835,824.57

46.994
15.739

2.432
2.653
2.388
0.678

29.116

Wgt Ave / Total: 3329 100.000 1,311,416,413.68 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

3329
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

1,311,416,413.68
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 3329 100.000 1,311,416,413.68 100.000


